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P Kenneth R. Jackson

- Vice President
scE &G Rates and Regulatory Services
®

A SCANA COMPANY

August 12, 2010

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for July 2010.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,
Kenneth R. Jackson

§. C. PUBLIC SERVICE COMMISSION

Cc: Scott Elliott, Esq. AUG 17 2010

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

Cayce, SC+ 29033-3712 - kjackson@scana.com



South Carolina Electric & Gas Company
Risk Management Program Adjustments

For July 2010
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 23,039.32 203.41 23,821.73
Software - 134,531.58 342.83 134,874.41
Subscriptions - 103,500.00 - 103,500.00
Labor - 89,826.06 1,446.00 91,272.06
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 658,669.74 1,992.24 661,240.98
Hedging Additions / (Subtractions) 2,337,480.00  45,640,002.40 116,013.00  48,093,495.40
Total 2,338,059.00 46,298,672.14 118,005.24  48,754,736.38

Interest Rate 0.2966%
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JBIZ&GLAST MONTH
Database: Zainet Merant Prod

SCE&G July 2010 Results

10AUG10 16:36
a/a 3QJUL10

Trade Date 2UT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
30JUNOS CALL 1.00 OLJULLO 7.00 0.590 0.000 {5,900.00) 0,00 {5,900.00
07JUL09 CALL 1.00 01JUL10 6.70 3.5860 0.000 {3, 600.00) 0.00 {5,600.00)
14J0L09 CALL 1.00 01JUL10 6.80 0.550 0.000 {5,500.00) 0.00 {5,500.00)
28JUL09 CALL 1.0¢ 01JULl0 6.85 0.560 0.000 (5,600.00} 0.00 (5,800.00
11AUGO9 CALL 1.00 01JUL10 6.95 D.380 0.000 (5,800.00) g.o00 (5,800.00
25AUGO0S CALL 1.00 01JUL1O 6.80 0.560 0.000 (5,600.00} 0.00 (5,600.00)
08SEPOS CALL 1.00 01JULLO 6.40 0.52¢0 0.000 {5,200.00) 0.00 (5,200.00)
22SEPOS CALL 1.00 OQ1JUL1O 6.65 0.570 0.000 (5,700.00) 0.00 {5,700.00
péccTos CARLL 1.00 Q1JuULlo 6.90 0.600 0.000 (6,000.00) 0.00 {6,000.00)
200CTO9 CALL 1.00 0Q1JULLO 8.90 0.820 0.000 {6,200.900) 0.00 {6,200.00)
03NOVOS CALL 1.00 01JUL10 6.15 0.540 0.000 {5;400.00) 0.00 {5,400.00}
17NGV09 CALL 1.00 010UL10 5.80 0.540 ¢.q00 {5,400.00) 0.00 {5,400.00
O1DECO9 CALL 1.00 01JUL10 5.80 0.510 0.000 {5,100,00} 0.00 (5,100.00})
15DECOS CALL 1.00 oO1JUuLa0 6.40 0.570 0.000 {5,700.00} Q.00 (5,700.00)
22DECO0S CALL 1.00 01JUL10 6.37 0.580 0.000 (5,800.00) Q.00 (5,800.00)
29DEC0S CALL 1.00 O01JULL1D 6.50 0.565 0.000 (5,650.00) 0.00 (5,650.00
12JAN10 CALL 1.00 01JUL10 5.95 0.560 D.000 (5,600.00) 0.30 (5,600.00)
26JANIOQ CALL 1.00 . 01JuL10 5.75 0.570 0.000 {5,700.00) 0.00 (5,700.00)
09F=EB10 CALL 1.00 O01JUL10 5.50 0.550 0.000 {5,500.00) 0.00 {5,500.00)
23FEB10 CALL 1.00 01JUL10 5.08 0.500 0.000 {5,000.00) 0.00 {5,000.00)
09MARLCQ CALL 1.00 0lJUuLnlo 4.80 0.380 ¢.000 {3,800.00} 0.00 {3,800.00})
23MAR10 CALL 1.60 01JUL10 4.35 0.380 0.367 {6,080.00}) 5,872.00 {208.00}
08APR10O CALL 1.00 01JUL1O 4.45 0.400 0.267 (4,000.00) 2,870.00 {1,330.00)
20APR10 CalL 1.00 01JUL1O 4.15 0.338 0.567 (3,375.00}) 5,670.00 2,295.00
04MAY10 CALL 1.60 01JULL1O 4,10 0.290 0.000 (2,900.00) 0.00 (2,900.00
18MARY10 CALL 1.00 01JULLO 4.50 0.280 ©.000 (2,800.00) ¢.00 (2,800.00
01JUN1Q CALL 1.00 01JuLlo 4.35 0.210 0.000 (2,100.00) 0.00 {2,100.00
15JUN10 CALL 1.00 01guULl0 5.10 0.2a5 0.000 (2,450.00) 0.00 (2,450.00
22JUN10 CALL 1.00 01JUL10 4.80 0.105 0.000 (1,050.00) 0.00 (1,050.00)
25JUNL 0 1.00 01JUL10 0.00 4,100 4.717 (41,000.400) 47,170.00 6,170.00
25JUNLO 1.00 01JULl0 0.00 4.350 4,717 {432,500.00) 47,170.00 3,670.00
25J0N10 1.00 o01JUL10 0.00 4.500 4.717 {45, 000.00) 47,170.00 2,170.00
25JUN10 1.00 01JULiD 0.00 4.800 4.717 (48, 000.00) 47,170.00 {830.00)
25JUN1OQ 1.00 01JUL10 0.00 4.800 4.717 {48,000.00) 47,170.00 {830.00}
28JUN10 -1.00 01JULiO 0.00 4.737 4.717 47,370.00 (47,170.00) 200.00
28JUN10 ~-1.60 0iJULLO 0.00 4,720 4.717 47,200.00 (47,179.00) 30.00
28JUN10 -1.00 01JUL1O 0.00 4.714 4.717 47,140.00 (47,170.00) (30.00
2B8JUN1O -1,00 OlJULlO Q.00 4.706 4,717 47,060,00 (47,170.00) (110.00
28JUN10 -1.060 01JUL1O 0.00 4.701 4.717 47,010.00 (47,170.00) (160.00
29,60 *01JUL1O (130,225.00) (116, 013,00)

(130,225.00)

14,212.00

(116,013.00)
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SCE&G Outstanding Positicns

Trade Date PUT/CARLL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
04AUGO9 CALL 1.00 0QiAUGLY 7.5500 0.6000 0.0000 (6,000.00) 0.00 | {6,000.00
11AUGOS CALL 1.00 0ravcio 7.2500 0.5300 0.0000 {5,900.00}) 0.00 {5,900.00
18AUGUY CALL 1.00 0OlaUG10 7.1300 0.5700 0.0000 {5,760.00) 0.00 (5,700.00
O01SEP09 CALL 1.00 0l1AUGlO0 6.7500 0.5500 0.0000 {5,500.00) 0.00 {5,500.00
15SEP0S CALL 1.30 01lAUGlO 7.1000 0.5600 0.0000 (5,600,00) 0.00 (5,600.00)
29SEP09 CALL 1.00 01AUG1D 7.1500 0.6000 0.0000 {§,000.00) 0.00 {6,000.00}
13cCT09 CALL 1.00 COlRUGIO 6.9500 0.5900 0.0000 (5,900.00) 0.00 (5,300.00
270CT09 CALL 1.00 O01AUGLO 6.6500 0.5800 ¢.0000 (5,800.00) 0.00 (5,800.00)
10NOV09 CALL 1.00 013aUGL0 €.1000 0.5100 0.0000 {5,100.00} 0.00 (5,100,300}
24NOVE9 CALL 1.00 0iAUGLO 6.0000 0.5150 0.0000 (5,150.00) J.00 (5,150.00
OBDECO9 CALL 1.0C 01aUGlQ 6.5500 0.5300 0.0000 (5,300.00) Q.00 {5,300.00}
22DECO9 CALL 1.00 O01RUGLO 6.6800 0.5800 0.0000 (5,800.00} 0.0¢C {5,800.00
05JAN10 CALL 1.00 01lAUG10 6.8000 0.5700 0.0000 {$,700.00) 0.00 {5,700.00
19JAN10 CALL 1.00 01AUGl10 5.1500 3.5800 0.0000 £5,800.00) 0.00 {5,800.00
02FEB10 CALL 1.00 01AUG1O 5.9500 0.5700 0.0000 {5,700.00) 0.00 {5,700.00
O9FEB10 CALL 1.00 01ADG10 5.7300 0.5500 0.0000 {5,500.00) .00 {5,500.00
16FEB10 CALL 1.00 01AUGLO 5.8500 0.5800 0.000¢0 {5,600.00) 0.00 (5, 600.00
02MAR10 CALL 1.00° OlAUGIO 5.1000 06.5000 0.00c00 {5,000,00) 06.00 (5,000.00
16MAR10 CALL 1.00 01aUGi0 4.6500 0.4400 g.ooo0 (4,400.00) . 0.00 (4,400.00
23M2R10 CALL 1.50 01AUGILO 4.4500 0.4400 0.3240 (8,600.00) 4,880.00 {1,740.00}
30MAR1OD CALL 1.00 01AUGLOQ 4.1500 0.3950 0.0000 (3,950.00) 0.00 (3,950.00
13APR1O CALL 1.00 013aUG19 4.4500 0.4400 0.0000 (4,400.00) 0.00 (4,400.00)
27APRIO CALL 1.00 OIAUGLO 4.4800 0.4500 0.2940 (4,500.00) 2,940.00 (1,560.00)
LIMAY1O CALL 1.00 OLAUGlO 4.5000 0.3700 0.2740 {3,700.00) 2,740.00 (960.00
25MAY10 CALL 1.00 QlRUG10 4.1500 9.3100 0.0000 {3,100.00) 0.00 (3,100.00})
08JUN1Q CALL 1.00 0Q1AUGlO 4.9000 0.3800 0.0000 {3,800.00) 0.00 (3,800.00
22JUN10 CALL 1.00 0JIAUGlO 4.8000 0.3250 0.0000 {3,250.00} 0.00 {3,250.00
06JUL10 CALL 1.00 ©lAUGlLO 4.8500 0.2550 0.00G0 {2,550.00) 0.00 {2,550.00
20J0GL10 CALL 1.00 QlAUG1O 4.35500 0.1400 06.0000 €1,400.00} Q.00 {1,400.00
27JUL1Q 1.00 01AUGL0 0.00¢00 4.6300 4.7740 {46,500.00) 47,740.00 1,240.00
27JUL10 1.00 01AUG10 0.0000 4.5500 4.7740 {45,500.00} 47,740.00 2,240.00
27JUL10 1.00 01AUGIO 0.0000 4,4500 4.7740 (44,500.00} 47,740,00 3,240.00
27JUL1O 1.00 OlAUGLD 0.0000 4.1500 4.7740 (41, 500.00) 47,740.00 6,240.00
27JULLO 1.00 0l1AUGLO 0.0000 4.1500 4.7740 {41,500.00) 47,740.00 6,240,00
27JUL10 CALL 1.00 01AUGLO 4.6500 0.0950 0.1240 (950.00) 1,240.00 290.00
28JULL0 -1.00 01AUGLO 0.0000 4.7500 4.7740 27,500.00 {47,740.090) {240.00
28JULLO -2.00 01aUGl0 0.0000 4.7740 4,7740 95,480.00 {95,480.00) 0.00
283JULLD -1.00 0iAUGl0 0.0000 4.7800 4.7740 47,800.00 187,740.00) 60.00
285UL10 ~1.00 OIAUGLO 4.0000 4.7780 4.7740 47,780.00 (47,740.00) 40.00
30.50 *0lAUG10 (124,590.00) 11,780.00 (112,810.00)
O01lSEP0Q CALL 1.00 OISEPl1O 7.1500 0.5500 0.0010 {5,500.00} 1¢.00 (5,490.00}
15SEP02 CALL 1.00 O01S2P10 7.4500 0.5800 0.0010 (5,800.00; 13.00 (5,790.00})
29SEPQ9 CALL 1.00 O01szP10 7.3800 0.8200 0.0005 (€,200.00) 5.00 (6,195.00
130CTO9 CALL 1.00 OLSEP10 7.2000 0.6000 0.0010 (6,000.00} 10.00 (5,990.00)
270CT0S8 CALL 1.00 O0lSEP1O §.9500 8.5800 0.0020 {S,800.00) 20.00 (5,780.00)
10NOV09 CALL 1.00 O0l1sEPl0 6.3500 0.5300 0.0080 {5,300.00) 80.00 (5,220.00)
24NQV0S CALL 1.00 91S&EP10 6.3000 0.5250 0.0090 {5,250.00) 30.00 (5,1860.00
08DEC0O3 CALL 1.00 91S£P10 65.8500 0.5400 0.0020 {5,4060.00) 20.00 (5,380.00)
22DECO9 CALL 1.00 01SEP10 %.9800 0.5900 0.001¢ {5,900.00) 14.00 {5,886.00}
29DECOS CALL 1.00 O01SEBPlO 7.0000 0.5950 0.0010 {5,950.00) 10.00 (5,940.00
05JAN10 CALL 1.00 01SEP10 6.8000 0.5950 0.0020 {5,950.00) 20.00 (5,930.00)
19JaN10 CALL 1.00 01SEP10 6.4000 0.5800 0.0070 {5,800.00} 70.00 (5,730.00)
02FEB10 CALL 1.00 Oiserlo0 8.2500 0.5800 0.0110 {5, 600.00)} 118.00 (5,490.00)
18FER10 CALL 1.00 O01SEP10 £.1000 Q.5700 0.0160 {5,700.00) 160.00 {5,540.00
02MAR10 CALL 1.00 JQ1SEP1O 5.4000 0.5000 0.0882 {3,000.00) £82.00 . (4,118.00
16MaR10 CALL 1.00 01sgPl0 4.8500 0.4600 0.2780 {4,8600.00) 2,780.00 (1,820.00)
23MAR10 CALL 1.10 O01SEP1O 4.7500 0.4200 0.3335 {4,840.00} 3,668.50 (1,171.50}
30MAR10 CALL 1.00 O01SEP1O 4.4500 0.4200 0.53%90 {4,290.00) 5,380.00 1,190.00
13aPR10 CALL 1.00 O01seEP10 4.7500 0.4400 0.3340 (4,400.00) 3,340.00 (1,060.00
27APR10 CALL 1.00 Q1SEP10 4.7800 0.4500 0.3048 {4,500.00} 3,048.00 (1,452.00)
11MAY10Q CALL 1.00 0l1SEP1O 4.6500 0.4400 0.395% {4,400.00) 3,959.00 (441.900)
18MAY10 CALL 1.00 01SEP10 4,6300 0.4700 0.39%80 {4,700.00) 3,960.00 (740.00}
25MAY10 CALL 1.00 OlsgrigQ 4.2000 Q0.4200 0.7490 {4,200.00) 7,4%0.00 3,290.00
08JUN10 CALL 1.00 O1SEPiD 5.0000 0.4850 0.2080 {4,850.00) 2,080.00 (2,770.00}
22JUN10 CALL 1.00 01SEPi0 4.,9000 0.4400 0.2520 {4,400.00} 2,520.00 (1,880.00)
06JUL10 CALL £.90 01SEP10 4.7000 0.4900 0.3839 {4,900.00) 3,639.00 (1,261.00)
20JUL10 CALL 1.00 JQ1sEP10 4.5500 4.3100 0.48650 {3,100.00) 4,850.00 1,350.00
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Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
27.i0 *01SEP10 (138,240.00) (90,204.50)
29SEPQS CALL 1.00 010CT10 7.9400 0.6200 0.0099 {6,200.00) 93.00 {6,101,00)
130C€7T09 CALL 1.00 0loCTiD 7.6000 0.6250 0.0150 {8,250.00} 150.00 {6,100.00)
200CT09 CALL 1.00 01o0CTlO 7.8500 0.6600 0.0110 {6, 600.00) 110.00 {€,490.00;
270CT0% CALL 1.00 010CT10 7.4000 0.6100 0.0180 {5,100.00) 180.00 {5,320.00)
10NOVO9 CALL 1.00 0locTlO 6.8000 0.5400 0.0400 (5,400.00) 400.00 (5,000.00}
24NOV{(9 CALL 1.00 9010CT19 §.7500 0.5400 0.0430 (5,400.00) 430.00 (4,970.00)
J8DECO9 CALL 1.00 010CT10 7.5300 0.5500 0.0150 (5,500.00) 150.00 (5,350.00)
22CECO9 CALL 1.00 01cCT10 7.5700 0.5900 0.0154 (5,900.00; 154.00 (5,746.00}
05JAN10 CALL 1.00 01CcCT10 7.2500 0.3850 0.0220 {3,850.00) 220.00 (5,630.,00)
1SJAN1Q CRLL 1.00 01cCT1O 6.7500 0.5%00 0.0430 (5,900.00} 430.00 (5,470.00)
02FZB10 CALL 1,00 0icCT10 &.7000 0.5700 0.0860 (5,700.00} 460.00 (5,240.00)
09FzZB10 CALL 1.00 o0locTio 6.3500 0.5800 0.0730 {5,800.00} 730.00 (5,070.00)
15FEB10 CALL 1.00 0ioCTi0 6.4500 0.5700 0.0640 {5,700.00) 540.00 {5,060.00}
02MAR1D CALL 1.00 0lOCTro 5.7500 0.5100 0.13561 {5,100.00) 1,581.00 {3,539.00)
16MARLO CALL 1.00 010CT10 5.2000 0.4630 0.3030 {4,600.00) 3,030.00 {1,570.00)
23MARIC CALL 1.90 010CT10 5.15G0 0.4500 0.3208 {8,550.00} 6,0985.20 {2,454.80)
30MAR1D CALL 1.00 9locCT10 4.8000 0.4350 0.4740 {4,350.00} 4,740.00 390.00
13APRICO CALL 1.00 0l1oCT10 5.0000 0.4500 ¢.3800 (4,500.00) 3,800.00 {700.00)
27A2R10 CALL 1.00 Q1OCT10 5.1500 0.4700 0.3208 (4,700.00) 3,208.00 (1,492.00)
1LIMAY10 CALL 1.00 010CT1Q 5.0500 0.4500 0.3592 (4,500.00) 3,582.00 {908.00)
25MAY10 CALL 1.00 01CCT10 4.6000 0.4150 0.5850 (4,150.00) 5,850.00 1,700.00
08JUN10 CALL 1.00 01CCT10 5.3500 0.5000 0.2540 (5,000.00) 2,540.00 (2,460.00)
15JUN10 CALL 1.00 01CCT1O 5.7000 0.5300 0.1661 {5,300.00) 1,8661.00 (3,839.00)
22JUN10 CALL 1.00 o0lccTio 5.2000 0.4800 0.3030 (4,800.00) 3,030.00 {(1,770.00;
06JUL1O CALL 1.00 0:iCCTiO0 5.1000 0.4900 0.33%6 (4,900.00) 3,396.00 (1,504.00}
20JUL10 CALL 1.00 o01ccTio 4.6000 0.4600 0.5850 (4,600.00) 5,850.00 1,250.00
26.30 *010CTLO {141,350.00} 52,506.20 (88,843.80)
03NOV09 CALL 1.00 OlNOV1O 7.4000 0.86150 0.0410 (6,150.00) 410.00 (3,740.00}
L7NOVOY CALL 1.00 O0l1lNOV1O 7.2000 0.6000 0.0500 {6,000.00) 500.00 (5,500.00})
24NOV09 CALL 1.00 01NOV1O 7.1000 0.5800 0.0560 {5,800.00) 560.00 (5,240.00)
01DECO9 CALL 1.00 01NOV1O 7.1500 0.5900 0.0530 {5,200.00} £30.00 (5,370.00)
08DEC09 CALL 1.00 ¢Q1NOV1O 7.8000 0.6000 0.0280 {6,000.00) 280.00 (S,720.00}
LSDECO9 CALL 1.00 01NQV1Q 7.8000 0.6250 0.0280 {6,250.00) 280.00 15,970.00)
29DECQ9 CALL 1.00 01NOV1O 7.6500 0.6500 0.0320 {6,500.00) 320.00 (6,180.00)
05JaN190 CALL 1.00 01NOV10 7.5000 0.6250 0.0370 {6,250.00) 370.00 {5,880.00)
12JAN10 CaLL .1.00 Q1NOV10 7.1500 8.6100 0.0530 {5,100.00) 530.00 {5,570.00)
26JAN10 CALL 1.00 Q1NOV1Q $.9500 0.6100 0.0652 {8,100.00} 652.00 {5,448.00)
02FEB10 CALL 1.00 01NOV1O $.9500 0.6000 0.0650 (6,000,00}) 650.00 {5,350.00)
0SFEB10 CALL 1.00 OQ1NOV1O0 §.6500 0.6000 0.0890 {6,000.00) 890.00 {5,110.00)
23FEB1Q CALL 1.00 01NOV1O 6.1000 0.5500 0.1590 {5,500.00) 1,590.00 {3,910.00)
02MAR10 CALL 1.00 01NOV1O 6.0500 0.5400 0.1674 {5,400.00) 1,674.00 {3,726.00)
09MAR1O CALL, 1.00 O01NOV1O 5.6500 0.5150 $.2550 {5,150.00} 2,850.00 {2,600.00)
23MAR1G CALL 1.00 0INOV1O0 5.4300 0.4900 0.3132 (4,900.00) 3,132.00 {1,768.00)
30MAR1O CALL 1.00 OlNoV1iO 5.1300 0.4700 0.4220 {4,700.00) 4,220.00. {480.00)
06APR10 CALL 1.00 ©¢1NOV1O 5.5500 0.5100 0.2828 {5,100,00} 2,828.00 {2,272.00)
20APR10 CALL 1.006 01NOV1Q 5.2000 0.4700 0.4022 (4,700.00} 4,022.00 (678.00)
27APR10 CALL 1.00 OINOV1O 5.4500 0.5000 0.3132 {5,000.00) 3,132.00 {1,8568.00)
04MAY10 CALL 1.00 O1INOV1O 5.1000 0.4800 (.4430 {4,800.00) 4,430.00 {370.00)
18MAY10 CALL 1.00 O1NOV1O 5.3500 0.5100 0.3470 {5,100.00) 3,470.00 {1,630.00)
01JUN10O CALL 1.00 01NOV10 5.1500 0.4800 0.4220 (4,800.00) 4,220.00 (580.00)
25MAY10 CALL, 1.00 O01NGV1O 4.9500 0.4450 0.5140 (4,450.00) 5,140.00 680,00
15JUN10 CALL 1,00 O01NGV1O 5.8500 0.5500 0.207¢ {5,500,00) 2,070.00 {3,430.00)
22JUN10 CalL 1.00 01NOV1O 5.4000 0.5100 0.3300 {5,100.00} 3,300.00 {1,800.00)
29JUN10 CALL i.00 0l1NOVioO 5.2000 0.5000 0.4022 (5,000.00) 4,022.00 (978.00}
13J0L10 CALL 1.00 O0O1NOV1O 4.8800 0.4800 0.5391 {4,800,00) 5,3%1.00 591.00
20JUL10 CALL 1.00 01NOV1O 4.8500 0.4800 0.5660 {4,800.00) 5,660.00 880.00
27JUL10 CALL 1.00 0O1NOV1O 4,.9200 0.4900 0.5391 (4,3900.00} 5,3%1.00 481.00
30.00 *01INOV1O (162, 750,00} 72,214.00 (90, 536.00)
01DECOS CALL 1.00 0©l1DbEC10 7.5000 0.6400 0.0600 {6,430.00) 600.00 (5,800.00}
08DECO9 CALL 1.00 OlDEC10 8.1000 0.86400 0.03860 {6,400.00) 360.00 (6,040.00}
13DECOS CALL 1.00 OlDEC10 §.0500 06.86550 3.0370 {8,550.00} 370.00 (6,180.00)
22DECO9 CALL 2.00 O0l1pPEC10 7.9500 0.8500 0.0403 {13,2900.00) 806.00 (12,394.00}
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29DEC0S CALL 1.00 O0!DECiO 7.8500 0.6800 0.0440 {6,800.00} 440.00 {5,360.00
05JAN10 CALL 1.00 O0lDECLO 7.7000 0.8500 0.0510 {6,500.00) 510.00 (5,990.00
12JAN10 CALL 1.00 O1DEC1O 7.5000 0.6500 0.0600 (5,500.00) 600.00 (5,900.00
19JAN10 CALL 2.00 O1DEC10 7.4500 0.6600 0.0630 {13,200.00) 1,260.00 (11,940.900
26JAN10 carL 1.00 O1DEC19 7.2000 0.6500 0.0787 (6,500.00) 787.00 {5,713.00}
02FEB10 CALL 1.00 OlbECi0 7.1500 0.6500 0.0830 {a,500.00} 830.00 {5,670.00}
09FZ310 CALL 1.00 03ipECiO 6.8500 0.6400 0.1100 {6,400.00) 1,100.00 {5,300.00)
16FEBLO CALL 2.0 O:iDECIO 7.0000 0.6300 0.0950 {12,800.00} 1,900.00 (10,700:.00
23FEB1Q CALL 1.00 OlDECl10 %.3500 ¢.59¢00 0.1760 {5,900.00} 1,760.00 (4,140.00)
02MAR10 CALL 1.00 O01DEC10 6.3000 0.35800 0.1833 (5,800.00) 1,833.00 (3,9€7.00)
OSMRAR20 CRLL 1.00 O1DEC10 5.9500 0.5500 0.2570 (5,500.00) 2,570.00 (2,930.00)
18MAR1O CALL 2.00 O01DEC10 5.8000 0.5300 9.2960 {10, 600.00} 5,920.00 (4, 680,00}
23MARLO CALL 1.00 OI1DECiO 5.8000 0.5300 0.2947 {5,300.00) 2,947.00 {2,353.00
30OMARLO CALL 1.90 01DEC10 5.3300 0.5100 0.4470 {5,100.00) 4,470.00 {630.00}
06APR1J CALL 1.00 OG1DEC10 5.9000 0.5500 0.2682 {5,500.00) 2,682.00 {2,818.00)
13APR10 CALL 2.00 OlDEC1O 5.7000 0.5300 0.3250 {10,%00.00) 6,500.00 (4,100.00
ZO0APR1OQ CALL 1.00 O01lbEC10 5,.5000 0.5200 0.3894 (5,200.00) 3,894.00 (1,306.00)
Z7APR1D CALL 1.00 O01DEC10 5.7500 0.5400 0.3088 (5,400.00) 3,088.00 (2,312.00)
Q4MAY10 CALL 1.00 O01DECiO 5.4500 0.5200 0.4080 (5,200.00} 4,090.00 1,110.00)
1IMAY10 CALL 2.00 O0DECLO 5.8000 0.5400 0.2947 (10,800.00} 5,894.00 {4,906.00)
iB8MAY10 CALL 1.00 OIDECLO 5.6000 0.5500 0.35860 {5,500.00) 3,560.00 {1,940.00
01JUN10O CALL 1.00 01DEC10 5.4000 0.5250 0.4280 {5,250.00) 4,280.00 {3870.00
25MAY10 CALL 2.00 O01DEC10 5.2500 0.4900 0.4890 {9,800.00) 3,780.00 {20.00
08JUN1O CALL 2.00 OlDEC10 5.7500 0.5550 0.3100 (11,100.00) 5,200.00 {4,900.00
15JUN10O CALL 1.00 OlDEC1C 5.0500 0,3700 0.2440 {3,700.00) 2,440.00 (3,260.00
22JUNLO CALL 1.00 O1DEC1O 5.6500 0.5350 0.3400 {S,350.00) 3,400.00 (1,950.00)
29JUN10 CALL 1.00 O01DECIO 5.4500 0.5400 0.4076 (5,400.00) 4,076.00 (1,324.90)
06JULLO CALL 2.00 O0IDEC1O 5.6000 0.5400 0,3551 (13,800.00} 7,102.00 {3,698.00)
13JUL1O CALL 1.00 D01DECILO 5.2300 0.5100 0.2892 {5,100.00} 4,892.00 1208.00)
20JUL10 CALL 1.00 O1DEC1O 5.1500 0.5000 0.5370 {5,000.00) 5,370.00 370.00
27JUL10 CALL 1.00 O1DEC10 5.1300 0.5100 0.5369 {5,100.00) 5,369.00 289.00
44,00 *01DEC10 {252,550.00) 111, 680.00 {140,870.00)
29DEC09 CALL 1.00 O0lJANLIL B8.1500 0.6950 0.0600 (6,950,00} %00.00 (5,350.00)
055AN1Y CALL 1.00 O0IJANI1 8.1000 0.6800 0.0820 (6,800.00}) 620.00 16,180.00)
12JAN10 CALL 1,00 01JAN1l 7.8000 0.6700 0.0770 {6,700.00} 770.00 {5,930.00
19JAN10 CALL 1.00 01JaN11 7.8000 0.6700 0.0770 {6,700.00) 770.00 {5,930.00
26JAN10 CALL 1.00 01JAN11 7.5000 0.6800 0.097¢% {6,800.00) 976.00 {5,824.00}
02FEB10 CALL 1.00 010AN11 7.4500 0.6600 0.1020 {6,600.00) 1,020.00 {5,580.00}
Q9FEB10 CALL 1.00 O01JAN11 7.1500 0.6600 0.1300 (6,600.00) 1,300.00 (5,300.00
16FE310 CALL 1.00 01JAN12 7.2500 0.6600 0.1200 (6,600.00) 1,200.00 {5,400.00
23F=BI10 CALL 1.00 01JAN311 6.6500 0.6100 0.1970 (6,100.00} 1,970.00 {4,130.00
02MAR1O CALL 1.00 010aNil 66,6500 0.6000 0.1867 (6,000.00} 1,967.00 (4,033.00
OSMAR1O CALL 1.00 01JAaNil §.2500 0.5700 0.2740 15,700.00) 2,740.00 (2,9%0.00
16MAR1O CALL 1.00 0IJaNI11 §.0500 0.5550 0.3240 {5,550.00} 3,240.00 {2,310.00
30MAR1O CALL 1.00 D01JAN11 5.7500 0.5300 0.4130 {5,300.00) 4,130.00 (1,170.00)
06APR10 CALL 1.00 01JAN11 6.2000 4.5700 0.2858 {5,700.00) 2,858.00 (2,842.00)
13APR10 CALL 1.00 901JAN11 5.9000 0.5400 0.3660 {5,400.00) 3,660.00 (1,740.00}
20APR10 CALL 1.00 Q1JAN11 5.7700 0.5430 0.4132 {5,400.00) 4,132.00 {1,268.00)
27APRL0Q CALL 1.00 OlJAN11 6.0000 0.5600 0.3370 (5,600.00) 3,370.00 {2,230.00}
04MAY 10 CALL 1.00 O1JAN11 5.7500 0.5500 0.4130 (5,500.00) 4,130.00 {1,370.00)
11IMAY10 CALL 1.00 O01JAN1l 6.1500 0.5600 0.2978 (5,600.90) 2,978.00 {2,622.00
18MAY10 CALL 1.00 01JANi: 5.9000 0.5700 0.3660 {5,700.00} 3,660.00 {2,040.00
DLJUNLO CALL 1.00 01JAN 5.7000 0.5500 0.4300 {5,509.00) 4,300.00 (1,200.00
25MAY10 CALL 1.00 O01JANIl 5.5000 0.5200 0.5050 (5,200.00) 5,050.00 {156.00
08JUN1O CALL 1.00 DiJANLL 6.0500 0.5600 0.3240 (5,800.00}) 3,240.00 {2,360.00
I5JUN10 CALL 1.00 O01JANLL 6.3000 0.5800 0.2630 (5,800.00} 2,630.00 (3,170.00
29JUN10 CALL 1.00 D1JaN1l 5.8000 0.5%00 0.3988 {5,600.00) 3,968.00 (1,832.00
06JUL10O CALL 1.00 0OlJanll 5.9500 0.5300 0.3511 {5,500.00) 3,511.00 {1,989.00
13JUL10 CALL 1.00 01JaN11l 5.5000 0.5300 0.5046 {5,300.00) 5,046.00 (254.00
20JUL10 CALL 1.00 Q1JAN11 5.4500 0.5200 0.5250 {5,200.00) 5,250.00 50.00
27JULiI0 CALL 1.00 017AN11 5.3900 0.5300 0.5459 {5,300.00) 5,459.00 159.00
29.00 *01JAN11 (170, 300.00) 84, 545.00 (85,755.00)
02FE310 CALL 1.00 O01ifEB11 7.8000 0.6500 4.1130 (6,500.00) 1,130.00 {5,370.00}
03F=ZB10 CALL i.00 OI1FEB11l 7.3000 0.8500 0.1410 (6,500.00) 1,410.00 {5,080.00}
I8¥EB10 CALL 2.00 O01FEBl1 7.3000 0.6500 0.1410 {13,200.00} 2,820.00 (10, 380.0C)
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23FEB10 CALL 1.00 01FEB11 6.8500 0.5800 0.1970 {5,800.00) 1,970.00 (3,830.00
02MRR10 CALL 2.00 DO1FE311 6.7500 0.8000 0.2122 (12, 000.00) 4,244.00 {7,7156.00
09MaRI O CALL 1.00 01F=B811 5£.3500 0.5700 0.2840 (3,700.00} 2,840.00 (2,860.00)
15MARLO CALL 1.00 01r2Bl1 ©.1500 0.5500 0.3290 (5,500.00) 3,290.00 {2,210.00}
23MAR10 CALL 2.00 O1TEBL: 6.1700 0.5500 0.3292 {11,000.00) é,584.00 (4,416.00)
30MAR10O CALL 1.00 O1lFEBIL 5.8500 0.5300 0.4100 {5,300.00) 4,100.00 {1,200.00
0GA®R10 CALL 2.00 O0lFEBI11 6.3000 0.5600 0.2949 {11,200.00) $,898.00 {5,302.00
13APR10 CALL 1.00 O01FE311 5.9500 0.3400 9.3830 {5, 400.00) 3,810.00 {1,5%0,00
20APRI O CALL 1.00 O01F=B11 5.8800 0.3300 0.3955 (5,300.00) 3,955.00 {1,345.00
27RPR10 CALL 2.00 0irzZBl1l 6.1000 0.5600 0.3415 {1%,200.00; 6,830.00 (4,370.00
04MAYL1D CALL 1.00 o01¥EBil 5.8500 0.5400 0.4100 (5,400.00) 4,100.00 (1,390.00)
11MAY10 CALL 2.00 QlFEBLL §.2000 0.5600 0.3173 {11,200.00) 6,346.00 (4,854.00
18MAY10 CALL 1.00 Q1FEB11 §.1000 0.5350 0.3420 {5,350.00) 3,420.00 (1,930.00)
J1JUN1O CALL 1.00 01FE311 5.8000 0.5200 0.4250 {5,200.00) 4,260.00 {940.00
01JUN10O CALL .00 OlF=B11 5.7500 0.5250 0.4420 (5,250.00) 4,420.00 {830.00
25MAY10 CALL 2,00 01p=Bl1 5.6500 0.5000 0.4730 (10,000.00}) 3,500.00 {500.00
08JUN1OD CALL 1.60 O01FEB11 §.1500 0.5600 0.32%0 (3,600.00) 3,290.00 (2,310.00
15JUN10O CALL 2.00 OQlFEB] §.4000 0.5800 0.2740 (11,600.00) 5,480.00 (6,120.00)
2230N10 CALL 1.00 OIlFEBI!- 6.0500 0.5450 0.3540 (S,450.00) 3,540.00 {1,910.00}
23JUN10 CALL 1.00 O1FEB11 5.9000 0.5500 0.3955 {5,500.00) 3,955.00 (1,545.00
06JUL10 CALL 2.00 OlFE311 5.0500 0.5500 0.3675 {11,000.00) 7,350.00 (3,650.00
13JUL10 CALL 3.00 O0l1FE311 5.6100 0.5300 0.4923 {5,300.00) 4,923.00 {377.00
20JULLO CALL 2.00 O01FE311 5.5000 0.5200 0.5290 (16,400.00} 10,580.00 180.00
27JUL10 CALL 1.00 01¥=zB11 5.4900 0.5300 0.5292 {5,300.00) 5,2%2.00 (8.00
37.00 *01FEBIL1 (207,150.00} 125,337.00 (81,813,00
02MAR10 CALL 1.00 0OIMBRI1] 6.7500 7.5800 0.2164 {5,800.00} 2,164.00 (3,636.00)
09MAR10 CALL 1.00 O01MARI1 6.3300 0.5500 0.28860 {5,600.00) 2,880.00 (2,740.900)
16MARIO CALL 1.00 01MAR11 $.1000 0.5550 0.3400 {5,550.00) 3,400.00 {2,150.00
23MAR1IO CALL 1.00 0QiMAR11 ©.1800 0.5400 0.3172 {5,400.00) 3,172.00 {2,228.00
30MAR1 0 CALL 1.00 O0IMARI1 5.8000 0.5200 0.4200 (5,200,00) 4,200.00 {1,000.00
06APR1O CALL 1.00 0IMARL] 6.3200 ¢.5500 0.2958 (5,500.00) 2,958.00 {2,542.00
13APR10 CALL 1.00 OI1MARII 6.0000 0.5300 0.3%50 (5,300.00) 3,650.00 {1,850.00
20APR10 CALL 1.00 OI1MARIL 5.8100 0.5200 0.3911 (5,200.00) 3,811.00 (1,289.00
27APR10 CALL 2.00 01MAR11 6.1000 0.5500 0.3401 (11,000.00) 5,802.00 (4,198.00
04MaY10 CALL 1.00 01MaRI11 5.9000 0.5300 0.3810 {5,300.00) 3,910.00 {1,3%0.00}
11MAY1O0 CALL 1.00 01MARI11 $.3500 C.5500 0.2856 {5,500.00) 2,856.00 (2,844.00
18MAY10 CALL 1.00 0:iMARI11 $.0500 0.5450 0.3520 {5,450.00) 3,520,00 (1,930.,00)
01JUNI1D CALL 1.00 0I1MAR11 5.7500 0.5300 0.4350 (5,300.00) 4,350.00 {950.00
25MAY10 CALL 1.00 O0IMAR13 5.6500 0.5000 0.4560 {5,000.00) 4,€60_00 (340.00
08JUN1O CALL 1.00 OIMARL1 6.2000 0.5450 0.3170 (5,450.00) 3,170.00 {2,280.00
1SJUN1Q CALL 1.00 OIMARIL 6.4500 0.5700 0.2€664 (5,700.00) 2,664.00 {3,036.00
22JUN10 CALL 1.00 JQ1MARIL 6.1000 0.5400 0.3400 (5,400.00) 3,400.00 {2,000.00
29JUN10 CRLL 2.00 O01MAR]1 5.9500 0.5400 0.3777 (10,800.00) 7,554.00 (3,246.00
06JUL10 CALL 1.00 O1MAR11 6.0500 0.5400 0.3647 {S,400.00} 3,647.00 (1,753.00
13JuLi0 CALL 1.00 0O1MARI11 5.6500 0.5200 0.4656 15,290.00) 4,856.00 {544 .00
20JULi0 CALL 1.00 01MAR1l 5.5000 0.5100 0.5170 {5,100.00} 5,170.00 70.00
27JuULtio CALL 1.00 O01MARIL 5.4900 0.5200 0.5166 {5,200.00) 5,186.00 (34.00)
24.00 *0DiMAR11 {129, 350.00} 87,840.00 (43,5190.00}
30MAR1O CALL 1.00 OlAPR:l 5.4500 0.4900 0.4150 (4,900.00} 4,150.00 (750.00)
06APR10 CALL 1.00 O0lAPRLl 5.8300 0.5300 0.3024 {5,306.00) 3,024.00 {2,278.00
i3APR10 CALL 1.00 O01APRil 5.5500 0.5100 0.3840 (5,100.00) 3,B40.00 {1,260.00
20APR1O CALL 1.00 01APR1Y $.5500 0.5100 0.3836 (5,100.00}) 3,836.00 {1,264.00
Z7APR10O CALL 1.00 01APR11 5.7500 0.5300 0.3274 {5,300.00) 3,274.00 {2,0286.00
04MAY10 CALL 1.00 OQ1APRI1 5.6000 0.5200 0.3630 (5,200,00) 3,630.00 (1,510.00
18MAY10 CALL 1.00 0Q1APR11 5.7300 0.5150 0.3280 {$,150.00) 3,280.00 (1,870.00
01JUN:iO CALL 1.00 01APRI1 5.5000 0.4800 0.3990 {4,800.00) 3,990.00_ {810.00
25MAY10 CALL 1.00 0lA®PRIl 5.4000 d.4800 0.4320 {4,600.00} 4,320.00 {280.00)
O8JUN1O CALL 1.00 01APRIL 5.7500 0.5280 0.3280 {5,250.00) 3,280.00 (1,970.00
15JUN1D CALL 1.00 o01apR11 5.7000 0.5200 0.3407 {5,200.00) 3,407.00 (1,793.00
22JUN10 CALL 1.00 O0iAPRL1 3.5000 0.5i00 0.3990 {5,100.090) 3,9%0.900 {1,110.00
06JULLD CALL 1.00 01APRIL 5.5500 0.5200 0.3836 {5,200.00} 3,8346.00 (i,364.00
I3JUL10O CaLL 1.00 O01IAPR11 5.3200 0.5000 0.4863 (5,000.00} 4,663.00 (337.00)
20JUL10 CALL 1.00 O01APR11 5.2000 0.4900 0.5040 (4,900.00) 5,040.00 140.00
27JUL10 CALL 1.00 OlAPR11 5.2000 0.3000 0.5037 (5,000,00) 5,037.00 37.900
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16.90 *01APR11 {81,100.00} 62,657.00 (18,443.00)
04MAY10 CALL 1.00 DIMAYIL 5.7000 0.5200 0.3600 {5,200.00) 3,600.00 {1,600.00}
18MAY10 CALL 1.00 O0iMAY1l 5.8500 0.5150 0.3200 {5,150,00) 3,200.00 {1,950.00)
O1JUN1Q CALL 1.00 0OIMAY11 5.5500 0.4900 0.4040 (4,900.00) 4,040.00 (860.00}
15JUN10 CALL 1.00 01MAY11 5.7500 0.5200 0.3450 (5,200.00}) 3,450.00 (1,750.00})
29JUN10 CALL 1.98 OlMAY1l1 5.5500 0.5100 0.4031 (5,100.00) 4,031.00 (2,069.00)
13JUL1O CALL 1.00 OIMAY11 5.3900 0.5000 0.4524 {5,000.00) 4,524.00 {476.00)
275UL10 CALL 1.00 01MAY1l 5.2900 0.5000 0.4882 {5,000.00) 4,882.00 {118.00}
7.00 *0IMAYI1 {35, 550.00}) 27,727.00 {7,823.00}
01JUN10 CALL 1.00 O0IJUN1l 5.6500 0.5000 0.4000 (5,000.00) 4,000.00 {1,000.00)
15JUN1O CALL 1.00 01JUN11 5.9000 0.5300 0.3318 (5,300.00) 3,318.00 (1,982.00)
29JUN10 CALL 1.00 01JUN11 5.6500 4.5200 9.3998 (5,200.00) 3,998.00 (1,202.00}
:13JUL10 CALL 1.00 01JUM1i 5.4900 0.5100 0.4457 {5,100.00) 4,487.00 (633.00})
27JUL1Q CALL 1.00 01JuUmMil 5.3900 0.E5000 0.4806 (5,000.00) 4,806.00 (194.00}
5.00 *01JUNLL {25,600.00} 20,589.00 (5,011.00}
23JUN10 CALL 1.00 91JUL11 5.8000 0.5300 0.4028 {5,300.00} 4,028.00 {1,272.00)
130UL1Q CALL 1.00 01JUL11 5.6500 0.5100 0.4474 (5,100.00) 4,474.00 (626.00)
27JUL1Q CALL 1.00 01JUL11 5.5200 0.5100 0.4968 (5,100.00) 4,866.00 (134.00)
3.00 *Q1JUL1t (15,500.00) 13,463.00 (2,032.00)
279.50 (1,484,030.00) 718,378.70 {7165,851.30)




